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L. WU / Ann. Inst. Henri Poincare 36 (2000) [435] [436] [437] [438] [439] [440] [441] [442] [443] [444] [445] 1. Let (Q , (Xt)tER+, (Px)xEE) be a conservative càdlàg Markov process with values in a Polish space E, with semigroup of transition probability (Pt (x, dy)). We assume that ~c is a probability measure on E (equipped with the Borel 0152-field B), which is invariant and ergodic with respect to (P~). For any initial measure v on E, write We denote by (£, Dp(£)) the generator of (Pt) acting on LP (E, p) (Dp(£) being its domain in LP), where (4) . The main differences between (4) and (5) Let us see quickly why (8) implies (5), by a very classical argument borrowed from the Cramer theorem [4] . In fact set P(A) := ~(~V), VÀ E R. By Chebychev's inequality, for all r, t > 0 fixed, It remains to identify the exponent in the last term of ( 10).
Since
Àm by the definition (9) , m is a sub-differential of P (h) at À = 0. Thus for r > 0, which is the Legendre transformation P* (m + r) of P(~).
On the other hand, we have by (9) for all 03BB E R. Hence the famous Fenchel-Legendre theorem gives us Substituting those into (10), we get (5).
Applying (5) to -V, we get (6) . Consequently to conclude this theorem, it remains to show (8) . We divide its proof into three cases. is a dissipative operator on L2 (E, ~c) in the sense of Lumer and Philips [9, Chapter IX (8) implies not only (5) and (6) , but also (with the same argument) (c) Applying the Lumer-Philips theorem to ~ 2014 V in with 1 ~ p +00, we get, instead of (8) , that for any V bounded,
